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CHAPTER 5 

PROJECTION ON THE INFINITE SAMPLE 

5.1 Construction of the estimate. 5.2 Some examples of signal 
extraction. 5.3 Interpolation between evenly-spaced observations. 
5.4. Smoothing in several dimensions. 
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Time-Series Computations 
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1 lie sorted lists which will follow below need some introduction with regard to 
format. First of all. the sortings have been made < t the basis of names of principal 
entries, and the lists are alphabetically ordered with respect to these names. In the 
case of multiple-entry programs, the names of the sec- <lary entries appear ns a 
parenthetical list following each appearance of tin* principal entry name. However. 
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This book demonstrates the similarities t.-.a: exist between radar 
seismology. They both use waves to detect anomalies in the mei 
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2.8 Prediction 

2.9 Minimum-delay factorization of po*er spectrum 

2.10 Predictnc deconvolution of seismic traces in petroleum 
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lirr./ar.c distribution of the serial correlation coefficient in 








basic concepts anil terms in statistical forecasting. Fart 11 deals with the 
development of statistical forecasting methods applicable to each of a 
variety of different situations. The approach to classifying this part into 
chapter- has been to classify the situations, e g. one chapter considers 
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demonstrated to be superior to dciciiutnislic models even though tbc latter are 
popular. 

The plan of the book is as foliov\s: Chapter I is an introduction. Chapter II 
contains a brief discussion of a number of topics, such as prediction and other Pre/act 














































2' a. » a E 


3 i 3 w. -c C' 

3 o a O h a 
-yoS,, 1 ! 


.£ r -o c 
c x * o 
9 “ a.£ 


y o “ e ^ s x = s « 1 : s-s 

5 “ I t i'i- - 5 ° 

7: w 1?. I c H.-S ,y 0 r. I 

“ i ^ ? 5 3 ;1 c ' ? * t O' c 


? i-~ I ct 


* £ * * c _*" 

£ = 5 ! ? ° 4-1 

" t> i £-5 o -c w 
* 2 c — cr ^ „ o 


| : | i 1 5 1 lz s$ ^ ? -c 

o 2 5 "g E i 2 ~ ® c c ^ E 


f * 5 h J -I > 5! *5 §-ii 75 £ r t 

ci. t; < u: ST -5 a. c "b ~J c c ftp 


Ui i 

n c _ c 

e « s. s 


- c u 

2 I 3 E 


Sj X — c* ° v o 

- O 3 fc C ^ ~ 

r- i c c C 2 C 


*w “ “J ~3 

*6 ' fc S 


z - 3 0 

y n. ~ u 


; Si f : a 

« ^ 2 


£ 6 o J 

7 “ O. C 


_ ± o o 

g -2 ■£ f 


,1 S £ H 
iUSSS 
2 o. E 


2 c- z — - t _h 

Ill^fii 

HI g- M e 
= | M J 

! 5 5 ? 1 s g 

c c q. - c 

^ c c 2 r . 


■c’i-SHS-o-f-fcx 

*^ — Si ^ V 0 7 - i 

1. C j E ET5K li S c 2 

n 2 a s" ’P -o & 5 > * 

i: 3 o 2 i. jl = g < g ■“ 

C'S 5 £ - n.2 j ! 5 











LSTIM VI ION, IDENTIFICATION, AND FtF.DBACK 







Forecasting and 
Time Series Analysis 






A HE Transactions, ihe editor of Operation! Research Quarterly, and The Ronald 3 3 Mo.mg A.e-age* to- a L.ne.r Tr.no Proc... 3* 

Press Company for permission to use copyrighted matenai. We thank Dr R. N. Append*. 2” ti>. m.i.i> Approach 10 Muiiipi. n. 9 ....ion «« 

Lehrer for providing resources in support of this project. Finally, we thank the 

several secretaries involved in typing this manuscript. 3 . exponential smoothing methods .... 



















































CONTENTS 










































FORECA STIXG 



puscd h\ time sene-, jiuksts jn<J the tin 
eeoiinmetrii .ippro.it It. Altln.iielt \\i ! the 












The Spectrum of Some CV~ mon Models 










INI/ AND I DKi ( ASTISG 








Brub4(H»R S R.and G T ^ ilsos j 1975 J Selecting da -.a transformations for lime senes. Dept 
of Mathematics. Lmv of Lancaster 



M J( nmss (1^6'J Some statistical aspects of adaptive optimization and 






CamciM* Inshiutc of Te^hnol 





F (I960) Optima! properties of exponential!) weighted forecasts. 








models, J. Econumrtncx 2. 17 



Liildinx £ s ~ j \$ on the Causal Cham Approach.’’ 









p 


u 

< 


c£ 
CL 


X * 

2 -c 


2 c 


O JZ 

x 

Oj Oj 

^ c 
o - 


_oo> c a '5 -£ ~ 

C - )j“ k_ <lJ c” «— CX ^ _q nj 

y'_u-(u 0 -wc:c: C3 — c ^i 
— 2 c o 7j o >- 2 —' ^ 

* -l!=S^s2!li8 £ ’s 

• -• - “ CL v £ 

rrj r 0 v/> 

C -C C 

JO £■ c p c _ o 


! x 2 ? o 

; h- ° 3 P 


t“ ° 3 P C CL 

asi 32 °l &2 
2 |Sx = S«>*£ 

— % o ' c ° 

5 


o ^ 


C c 


, oj 


CJJ 


^ C — 
^ 3 C 

i ’ 


-C u 


Oj ^ 

c <C 


I .r 

rj O 


O’ n 
J_ T 


CX) 

"2 E »- u 9 
" | £ 5 ■§ t 

^ - 4 C J _c 
o 

E? 


c ^ 


c ^ _ - 

.2 v D E 


E ^ 
o 


r E 
o 

3 


■S ? J « a 

£ _£ cc g 

'"' “ T> 


C 

a. "5_ 

>u«S[E>o*c 

g-Sf s Z& 1 & 

E * ,£P E £ 

.'■3 c 4i — 2"? 

~ i 


s 1 

3 

E 


> E 


-r E 
o c „ 
K <« c 


- J t i ^ 

c ^ JT a. 0 / sj 

Z o >- c TJ ?s 

■- - 1 - cr cr 


CL r £ C C 

-'.OU.O — O L 
2 £ _Q _ C C v" U 
^_c300k»Cp^ 


5 .2 
l 2 

F ^ 

c "D 


E ° 
1; ^ 


0; r l- — 


V/) 

aj d 

Q--D 

ra 

a. ^ 
u 

3 § 


3 e a- £ 

p 2 -c ^ 
0 o ~ E 

-r - cx 

_Q - c ^ 
HJ "O “ tl 
Q.T3 O - 
n j 
u ^ 


C £f 

o 


a lt 

-C 

-C o 


— o 


'2 — 

T> c: 


E - cl 
o >« O 

O J3 E 


0^ *1' 0j 


£ .5 


Cj • u ^ 
"Or 

— E -oj o 

a< r- *- 

“O £ tE Z 
c a.- u 

^3 “■ ^ k_ 


(±j ~o> 

E 3 
o ^ 


O 

E - 


>--c 


c O 

5 ° 

rs _£; 


- O 
CL _ 
Zj o 

•a c 


_c 
£ a- 


■7 ^ 
c -o 


c — 

o g 

c .< 


ti 9^ c 


9 !S 

— -C ? 


E 

I £ 

a) x 
E £ 
o -c 


o _c 


rs r — 


-C - 


o i/T 


Qj XI _q 


3 

cr 


O 

' o 

cl o ±: 

r~ x 03 o 

t OJ oox 


J 9 o 


a -c is. 
c 

Cl ^ 3 - 


C ^ a C 

E X X 2 
2 " 41 x 

- o f ° 

2 tS p ^ 
2 i; E. 


E o - < 
- --5^ 


— C 
CUD ^ 

C E 


E .S 


^ c. _ j ^ ^ 


3 y E 


Z *D 
C — 


< *2 


c 

_ a. 

(L> O Q_ 

2 0.3 




WQ 

C 


a> 



k. 

OJ 

C 




V) 

OJ 

OJ 



UJ 

k. 

0) 

c 

'0 

in 

k. 

s 


C* 

Q. 

’ob 

c 

OJ 


< 

CL 

LU 

OJ 

Jtf 



L^ 

k_ 

75 

u 

3 

Q. 

0 

CO 

< 

LU 

a 

f8 

E 

k. ' 
•*—> 

E 

o 

X 

oc 

«r 

z 

■ 

JZ 

u 

c 

u 

-Si 

LU 

U 

■u 

5 

X 

u 

/ 

Ij 

h" 

LD 

OJ 

E 

c 

UJ 

flO 



CQ 


r3 

< 


LU 



z 

O 

H 


H 

LT) 


X 

H >- 

< -5 

— J U. 

— ZJ 

< > 

SI 

O 5 

X ^ 



!'...-■• i^U 










PART 111: VVIE NER-HOPF EQUATIONS AND OPTIMUM FILTERS 










The Institute of Electrical and Electronics Engineers, Inc New York 



































- 255 - 
























APPLIED 



A W ile>-Inierscientc Publication 
JOHN Wll.FY AM) SONS 
Nei York • Chichester • Brisbane • Toronto 

















Chapter 9 

TRANSFER FUNCTIONS \N!> COHERENCE EINCTION 



Computational Formulas 434 

Procedure for Cross Spectra 437 

Comments 4}9 










!P£. Dei 1961. 



























































ICAL TABLES.437 



















































merits in Petroleum Science, 10 






















































Wiggins, It.A and Robinson, E.A , 1965. Recursive solution to the multichannel Tillering 
problem. J Gcophvs lies , 70 1885—1891. 

Wold. I! . 1954. .1 Study in the Analysis of Stationary Time Series Almqvist and Wiksells, 
Uppsala, 2nd ed 

Wood. L.C. and Treilel. S., 1975. Seismic signal processing. Proc. IEEE, 63: 649—661. 




V\ A LYSIS OF 



ACAf)F\IIC mr.SS .Wir York Son Fromiuo lomlon 1979 































Editor's Introduction 







































